
                                                                                                                                               
S T A T E   O F   A R I Z O N A 

S T A T E   T R E A S U R E R ' S   O F F I C E 
 

W A T E R M A R K   I N V E N T O R Y 
 

INVESTMENTS OUTSTANDING AS OF 9/30/05  (SETTLEMENT BASIS) 
CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 9/30/05 

POOL: LGIP-GOVERNMENT (7) 
 
============================================================================================================================================== 
Positi  Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 TRI-PARTY REPO-TSY COLLAT (   7) 
                                                 -------------------------------- 
 50980 TPGS0037 GOLDMAN SACHS & CO  3.150 10/03/05  3.150           537,000,000.00   100.00000 2 537,000,000.00 537,000,000.00                 
 50976 TPMS0079 MIZUHO SECURITIES   3.420 10/03/05  3.420           180,000,000.00   100.00000 2 180,000,000.00 180,000,000.00                 
 50981 TPMS0080 MIZUHO SECURITIES   3.420 10/03/05  3.420            50,000,000.00   100.00000 2  50,000,000.00  50,000,000.00                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.231           767,000,000.00               767,000,000.00 767,000,000.00                 
  
    3 ITEMS IN SUBTOTAL FOR:  TRI-PARTY REPO-TSY COLLATERAL    (TYPE    7) 
  
  
                                                 U.S. TREASURY BILLS       (  11) 
                                                 -------------------------------- 
 49878 912795WA U.S. TREASURY BILL  3.155 11/17/05  3.194 Aaa  AAA   25,000,000.00    99.59375 2  24,897,024.31  24,898,437.50        1,413.19 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.194            25,000,000.00                24,897,024.31  24,898,437.50        1,413.19 
  
    1 ITEM IN SUBTOTAL FOR:   U.S. TREASURY BILLS              (TYPE   11) 
  
  
                                                 U.S. TREASURY NOTES & BON (  12) 
                                                 -------------------------------- 
 49986 9128276X U S TREASURY NOTE   4.625  5/15/06  3.664 Aaa  AAA   25,000,000.00   100.34800 2  25,144,499.39  25,087,000.00      -57,499.39 
 39112 912828BN U S TREASURY NOTE   1.625 10/31/05  1.921 Aaa  AAA   10,000,000.00    99.86700 2   9,997,623.92   9,986,700.00      -10,923.92 
 43382 912828BN U S TREASURY NOTE   1.625 10/31/05  1.655 Aaa  AAA   20,000,000.00    99.86700 2  19,999,510.02  19,973,400.00      -26,110.02 
 48005 912828BN U S TREASURY NOTE   1.625 10/31/05  2.816 Aaa  AAA   20,000,000.00    99.86700 2  19,980,777.88  19,973,400.00       -7,377.88 
 43787 912828BU U S TREASURY NOTE   1.875 12/31/05  2.108 Aaa  AAA   10,000,000.00    99.56600 2   9,994,326.39   9,956,600.00      -37,726.39 
 48004 912828BU U S TREASURY NOTE   1.875 12/31/05  2.888 Aaa  AAA   20,000,000.00    99.56600 2  19,950,507.01  19,913,200.00      -37,307.01 
 48049 912828BU U S TREASURY NOTE   1.875 12/31/05  2.902 Aaa  AAA   30,000,000.00    99.56600 2  29,924,687.04  29,869,800.00      -54,887.04 
 49879 912828BU U S TREASURY NOTE   1.875 12/31/05  3.384 Aaa  AAA   25,000,000.00    99.56600 2  24,908,234.91  24,891,500.00      -16,734.91 
 43384 912828CD U S TREASURY NOTE   1.500  3/31/06  1.903 Aaa  AAA   10,000,000.00    98.82400 2   9,980,495.69   9,882,400.00      -98,095.69 
 43390 912828CD U S TREASURY NOTE   1.500  3/31/06  1.907 Aaa  AAA   10,000,000.00    98.82400 2   9,980,300.65   9,882,400.00      -97,900.65 
 43572 912828CD U S TREASURY NOTE   1.500  3/31/06  2.101 Aaa  AAA   10,000,000.00    98.82400 2   9,970,927.67   9,882,400.00      -88,527.67 
 43574 912828CD U S TREASURY NOTE   1.500  3/31/06  2.068 Aaa  AAA   10,000,000.00    98.82400 2   9,972,509.83   9,882,400.00      -90,109.83 
 43889 912828CF U S TREASURY NOTE   2.250  4/30/06  2.323 Aaa  AAA   10,000,000.00    99.01563 2   9,995,924.52   9,901,562.50      -94,362.02 
 49211 912828CF U S TREASURY NOTE   2.250  4/30/06  3.407 Aaa  AAA   25,000,000.00    99.01563 2  24,836,776.91  24,753,906.25      -82,870.66 
 49212 912828CF U S TREASURY NOTE   2.250  4/30/06  3.407 Aaa  AAA   25,000,000.00    99.01563 2  24,836,776.91  24,753,906.25      -82,870.66 
 
 
 
 
 
 
 
 
 
 



                                                                                                                                               
S T A T E   O F   A R I Z O N A 

S T A T E   T R E A S U R E R ' S   O F F I C E 
 

W A T E R M A R K   I N V E N T O R Y 
 

INVESTMENTS OUTSTANDING AS OF 9/30/05  (SETTLEMENT BASIS) 
CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 9/30/05 

POOL: LGIP-GOVERNMENT (7) 
 
============================================================================================================================================== 
Positi  Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
 48046 912828CM U S TREASURY NOTE   2.750  6/30/06  3.105 Aaa  AAA   10,000,000.00    99.05500 2   9,974,155.41   9,905,500.00      -68,655.41 
 49880 912828CM U S TREASURY NOTES  2.750  6/30/06  3.504 Aaa  AAA   25,000,000.00    99.05500 2  24,863,184.93  24,763,750.00      -99,434.93 
 46555 912828CW U S TREASURY NOTE   2.500  9/30/06  2.654 Aaa  AAA   10,000,000.00    98.43750 2   9,985,176.61   9,843,750.00     -141,426.61 
 47989 912828CW U S TREASURY NOTE   2.500  9/30/06  3.105 Aaa  AAA   20,000,000.00    98.43750 2  19,883,095.43  19,687,500.00     -195,595.43 
 47103 912828CY U S TREASURY NOTE   2.500 10/31/06  2.803 Aaa  AAA   10,000,000.00    98.29300 2   9,968,327.41   9,829,300.00     -139,027.41 
 47993 912828CY U S TREASURY NOTE   2.500 10/31/06  3.118 Aaa  AAA   20,000,000.00    98.29300 2  19,870,620.63  19,658,600.00     -212,020.63 
 47305 912828DD U S TREASURY NOTE   2.875 11/30/06  3.001 Aaa  AAA   10,000,000.00    98.56600 2   9,985,900.04   9,856,600.00     -129,300.04 
 47991 912828DD U S TREASURY NOTE   2.875 11/30/06  3.130 Aaa  AAA   20,000,000.00    98.56600 2  19,942,362.53  19,713,200.00     -229,162.53 
 47992 912828DF U S TREASURY NOTE   3.000 12/31/06  3.151 Aaa  AAA   20,000,000.00    98.58600 2  19,963,617.02  19,717,200.00     -246,417.02 
 48047 912828DF U S TREASURY NOTE   3.000 12/31/06  3.261 Aaa  AAA   10,000,000.00    98.58600 2   9,968,536.32   9,858,600.00     -109,936.32 
 49456 912828DF US TREASURY NOTE    3.000 12/31/06  3.593 Aaa  AAA   20,500,000.00    98.58600 2  20,353,685.23  20,210,130.00     -143,555.23 
 49635 912828DF U S TREASURY NOTES  3.000 12/31/06  3.657 Aaa  AAA   25,000,000.00    98.58600 2  24,802,520.43  24,646,500.00     -156,020.43 
 49290 912828DJ U.S. TREASURY NOTE  3.125  1/31/07  3.667 Aaa  AAA   25,000,000.00    98.66400 2  24,825,820.43  24,666,000.00     -159,820.43 
 49216 912828DS U.S. TREASURY NOTE  3.625  4/30/07  3.716 Aaa  AAA   50,000,000.00    99.15625 2  49,931,345.35  49,578,125.00     -353,220.35 
 49672 912828DS U S TREASURY NOTE   3.625  4/30/07  3.704 Aaa  AAA   25,000,000.00    99.15625 2  24,969,572.42  24,789,062.50     -180,509.92 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.113           560,500,000.00               558,761,798.93 555,314,392.50   -3,447,406.43 
  
   30 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY NOTES & BONDS      (TYPE   12) 
  
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.182            1352500000.00                1350658823.24  1347212830.00   -3,445,993.24 
  
   34 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7) 
  
 
 


